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Position holdings as of August 31, 2016

Primary Market
Identifier Security Description Maturity Yield Cost Value
REPURCHASE AGREEMENTS
99BMO0148 Bmo Capital Markets 9/1/2016 0.290 150,000,000.00 150,000,000.00
99BNS0148 Bank Of Nova Scotia 9/1/2016 0.320 400,000,000.00 400,000,000.00
99HSBC0148 Hsbc 9/1/2016 0.270 700,000,000.00 700,000,000.00
99SNT0148 Sun Trust 9/1/2016 0.300 100,000,000.00 100,000,000.00
99WFC0148 Wells Fargo 9/1/2016 0.300 50,000,000.00 50,000,000.00
TOTAL REPURCHASE AGREEMENTS 1,400,000,000.00 1,400,000,000.00
COMMERCIAL PAPER
00084BJ13 Abn Amro 9/1/2016 0.651 30,000,000.00 29,999,704.20
00084BJT2 Abn Amro 9/27/2016 0.604 49,978,694.44 49,984,737.50
00084BKK9 Abn Amro 10/19/2016 0.696 19,981,866.66 19,987,940.60
00084BKR4 Abn Amro 10/25/2016 0.758 29,966,700.00 29,978,779.20
00084BKTO Abn Amro 10/27/2016 0.780 19,976,044.44 19,985,116.60
00282CJ29 Abbott Laboratories 9/2/2016 0.662 39,999,288.89 39,999,273.20
00282CJC7 Abbott Laboratories 9/12/2016 0.651 49,990,375.00 49,994,116.50
00282CJD5 Abbott Laboratories 9/13/2016 0.674 31,732,123.22 31,734,931.38
00282CIM5 Abbott Laboratories 9/21/2016 0.654 34,987,750.00 34,992,445.95
00282CJIN3 Abbott Laboratories 9/22/2016 0.651 24,990,812.50 24,994,332.00
01854VJ15 Alliance Cap Mgmt L P 9/1/2016 0.450 18,000,000.00 17,999,822.52
03948GJ79 Archer Daniels Midland Co. 9/7/2016 0.437 34,997,608.33 34,997,482.10
06366GJP5 Bank Of Montreal 9/23/2016 0.620 39,984,868.42 39,987,682.40
06366GJS9 Bank Of Montreal 9/26/2016 0.640 39,982,250.62 39,985,786.80
06366GKH1 Bank Of Montreal 10/17/2016 0.601 24,980,833.33 24,982,603.50
06366GLU1 Bank Of Montreal 11/28/2016 0.863 49,894,888.89 49,919,405.50
19121AJ85 Coca Cola 9/8/2016 0.611 24,997,034.72 24,998,155.50
19121AJ93 Coca Cola 9/9/2016 0.591 44,994,100.00 44,996,231.25
19121AKJ9 Coca Cola 10/18/2016 0.591 39,969,711.11 39,978,453.20
19121AL82 Coca Cola 11/8/2016 0.624 34,959,672.22 34,971,422.50
19121ALH2 Coca Cola 11/17/2016 0.702 24,962,569.44 24,976,600.00
19121AMF5 Coca Cola 12/15/2016 0.612 39,930,000.00 39,943,113.20
24423MJIN1 John Deer 9/22/2016 0.444 24,993,729.17 24,993,705.50
40434PJL1 HSBC USA, Inc. 9/20/2016 0.621 49,983,638.89 49,988,139.00
40434PKD7 HSBC USA, Inc. 10/13/2016 0.701 34,971,416.67 34,978,010.20
40434PL12 HSBC USA, Inc. 11/1/2016 0.812 39,946,794.44 39,957,564.40
40434PL87 HSBC USA, Inc. 11/8/2016 0.842 19,968,266.67 19,974,240.00
40434PM60 HSBC USA, Inc. 12/6/2016 0.909 84,794,866.67 84,802,348.65
42786TJIP4 Hershey Co. 9/23/2016 0.424 24,993,736.11 24,994,186.00
43851TL46 Honeywell International, Inc. 11/4/2016 0.545 12,987,751.11 12,988,029.21
43851TLA2 Honeywell International, Inc. 11/10/2016 0.515 16,733,715.28 16,732,755.88
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19,975,261.11
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19,988,933.40
49,952,754.00
64,712,463.41
33,990,386.50
41,472,546.51
64,972,245.00
34,979,038.85
19,975,722.20
49,996,950.00
29,974,170.00
24,944,831.25
29,932,763.40

1,663,508,912.56

25,004,550.00
25,003,850.00
50,020,850.00
25,020,075.00
50,016,450.00
15,003,615.00
29,953,140.00
29,981,250.00

250,003,780.00

15,008,490.00
25,001,400.00
10,012,300.00
40,003,320.00
30,011,820.00
50,022,000.00
10,004,210.00

5,003,835.00
25,018,875.00
34,979,350.00
24,990,900.00
25,003,450.00
19,996,720.00
10,000,000.00
24,991,675.00

350,048,345.00

24,999,825.00



313384G52 Federal Home Loan Bank

313384N39 Federal Home Loan Bank
313385KF2 Federal Home Loan Bank
313385KV7 Federal Home Loan Bank

TOTAL FHLB DISCOUNT NOTES

3137EADS5 Federal Home Loan Mortgage Corporation
3137EADUO Federal Home Loan Mortgage Corporation
TOTAL FHLMC DEBENTURES

313396Q63 Federal Home Loan Mortgage Corporation
TOTAL FHLMC DISCOUNT NOTES

31359MEL3 Federal National Mortgage Association
3135G0L27 Federal National Mortgage Association
TOTAL FNMA DEBENTURES

313588R64 Federal National Mortgage Association
TOTAL FNMA DISCOUNT NOTES

3133EGMG7 Federal Farm Credit Bank
3133EGPJ8 Federal Farm Credit Bank
3133EGQT5 Federal Farm Credit Bank

TOTAL FFCB DEBENTURES

313312E97 Federal Farm Credit Bank
313312N97 Federal Farm Credit Bank
313312P95 Federal Farm Credit Bank
313312S50 Federal Farm Credit Bank
313312592 Federal Farm Credit Bank
313313HV3 Federal Farm Credit Bank
313313JC3 Federal Farm Credit Bank
313313JR0O Federal Farm Credit Bank

TOTAL FFCB DISCOUNT NOTES

4581X0CJ5 Inter-American Development Bank
International Bank for Reconstruction and
459052P67 Development
International Bank for Reconstruction and
459058CG6 Development

International Bank for Reconstruction and
459058DS9 Development

9/19/2016 0.501
11/4/2016 0.516
8/10/2017 0.654
8/24/2017 0.685

EHLMC DEBENTURES
10/14/2016 0.581
1/27/2017 0.473

EHLMC DISCOUNT NOTES

11/23/2016 0511
ENMA DEBENTURES

6/1/2017 (5.129)
12/20/2017 0.611

ENMA DISCOUNT NOTES
12/1/2016 0.521

EECB DEBENTURES

12/18/2017 0.591
8/1/2018 0.693
7/12/2018 0.636

EECB DISCOUNT NOTES

9/7/2016 0.501
11/10/2016 0.542
11/18/2016 0.639

12/8/2016 0.663
12/12/2016 0.653
71712017 0.613
711412017 0.623
7127/2017 0.634

FOREIGN GOVERNMENT AGENCY ISSUES

9/12/2016 0.690
11/15/2016 0.521
4/17/2017 0.660
10/14/2016 0.679

24,993,750.00
34,967,955.56
39,752,277.78
14,898,850.00

139,612,513.90

50,017,194.74
15,951,203.40

65,968,398.14

11,985,890.00

11,985,890.00

14,928,315.53
44,996,447.25

59,924,762.78

24,967,138.86

24,967,138.86

50,000,000.00
25,000,000.00
15,000,000.00

90,000,000.00

24,997,916.67
19,979,000.00
39,944,858.33
24,955,083.33
14,972,375.00
24,869,104.17
14,918,366.66
29,827,275.00

194,463,979.16

14,999,593.48

24,972,916.67

9,816,181.90

24,998,427.30

24,996,750.00
34,980,715.00
39,763,720.00
14,907,780.00

139,648,790.00

50,030,750.00
15,955,478.65

65,986,228.65

11,991,420.00

11,991,420.00

14,927,670.00
45,034,560.00

59,962,230.00

24,978,525.00

24,978,525.00

49,974,200.00
24,985,650.00
15,003,180.00

89,963,030.00

24,998,925.00
19,987,940.00
39,973,120.00
24,976,850.00
14,985,555.00
24,879,825.00
14,926,260.00
29,846,460.00

194,574,935.00

15,001,485.00

24,983,850.00

9,810,842.40

25,007,575.00



459058FJ7
45905USB1
45905UXQ2

45905UYC2

International Bank for Reconstruction and
Development
International Bank for Reconstruction and
Development
International Bank for Reconstruction and
Development
International Bank for Reconstruction and
Development

TOTAL FOREIGN GOVERNMENT AGENCY ISSUES

52470G791
61747C707
665279840
825252885

Legg Mason Western Asset Inst Gov't
Morgan Stanley Lig Govt Inst
Northern Instl Fds Life 2015 R-5
Short-term Invts Tr Gov Agn Instl

TOTAL MONEY MARKET FUNDS

REPORT TOTAL

7/14/2017 0.593 10,000,000.00
5/2/2017 0.763 5,993,910.37
1/26/2018 0.650 25,000,000.00
2/16/2018 0.684 25,000,000.00
140,781,029.72

MONEY MARKET FUNDS

9/1/2016 0.310 245,309,507.03
9/1/2016 0.279 504.57
9/1/2016 0.240 59,914,997.30
9/1/2016 0.290 239,935,607.56

545,160,616.46

4,936,015,631.20

9,999,070.00

5,993,040.00

24,996,500.00

24,994,550.00

140,786,912.40

245,309,507.03
504.57
59,914,997.30
239,935,607.56

545,160,616.46

4,936,613,725.07



